In manufacturing processes various machines are used to produce the same product. Based on the age, make, etc., of the machines the output may not always follow the same distribution. An attempt is made to introduce Bayesian techniques for a two machine problem. Two cases are presented in this article.
The sum of independent variables with a negative binomial distribution follows a negative binomial distribution (nN.p) with a probability mass function
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Case II The numbers of components produced at discrete points of time in a given interval are observed if autoregressive processes of order n are considered. The initial observations preceding the sampled data must be determined first, which may not be possible in practical cases. If a first order AR model defined by ,,,,,,,,,,,,. ...,,
which is the covariance matrix of Y=PX which has a multivariate normal dist with zero mean. 
